Introduction
In this note we present an algorithm for computing the weights assigned to observations when carrying out prediction, aeltering and signal extraction using a model in state space form. In linear time-invariant models such weights can be obtained analytically from the WienerKolmogorov formulae. However, our method is general, being applicable to models with deterministic components, time-varying state matrices and multivariate models. Weight patterns can be compared with kernels typically used in nonparametric regression. 
